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SAY  2018-12-28

2018-12-27

Mt {715 dH M= 0 0 0 ZLy
A {5 H M= 980 0 980 ZtLH
2. B7|AHe| &7 E
KR4101P30007-2019-03 I A I|200X| =M=
980.44
735.33
490.22
245.11
3
T 000 . . . . . . .
?{5 0.00 65.36  130.73 196.09 7261.45 326.81 392.18 457.54 522.90
-245.11
-490.22
-735.33
-980.44 -
714
3. AlL2| 2 £ R xHEE 2 Mo AZY) ECE L)
KR4101P30007 2019-03 I ALO|200K| =M= 78
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -78 -78 -78 -78 -78 -78 -78
-5.33% -52 -52 -52 -52 -52 -52 -52
-2.67% -26 -26 -26 -26 -26 -26 -26
0% 0 0 0 0 0 0 0
2.67% 26 26 26 26 26 26 26
5.33% 52 52 52 52 52 52 52
8.00% 78 78 78 78 78 78 78
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7= 2018-12-27
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Heftld Al g™
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ugs B Aot 13,197 0 13,197 9|

2. B7|AIHO| 2YRE
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7= 2018-12-27

SMARTE 3 2 EZ A YCSIS004%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs x| 2 Aot 3,355 0 3,355 &9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C A18HCSIS000| 25180910 254
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DAY 2018-12-28
J|&Y  2018-12-27

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 688 0 688

VGH9-EURO STOXX 50 Mar19

515.76

343.84

171.92

— 0-00 T T T 1 T T T
?{5 0.00 745.25 1,490.50 2,235.75,2,981.00 3,726.25 4,471.50 5,216.75 5,962.00

-171.92

-343.84

-515.76

-687.68 -

3. A2 £YFRHS HIHE LI (EH9l ot

VGH9 EURO STOXX 50 Marl9 55

o

4. THYNMEQ| ATH2MOIHTAU(VaR : 99%NE$F,1027|F) (EFg): 2t

o



DAY 2018-12-28
J|&Y  2018-12-27

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1,265 0 1,265 FLY

HCF9-HSCEI FUTURES JAN19

1,150.08
862.56
575.04
287.52
=
=
:;E 0-00 T T T 1 T T T
?L 0.00 2,501.75 5,003.50 7,505.25,10,007.0012,508.7515,010.5017,512.2520,014.00
-287.52
-575.04
-862.56
-1,150.08 -
77
MHCF9-MINI H-SHR IDX FU JAN19
86.28
57.52
28.76
=
=
:;E 0-00 T T T 1 T T T 1
?L 0.00 2,501.75 5,003.50 7,505.25,¥0,007.0012,508.7515,010.5017,512.2520,014.00
-28.76




-57.52

-86.28

-115.04 -

3. A|Lt2| 2

H A 0]
=2

HCF9

FRHSE 2N YZY)

HSCEI FUTURES JAN19

MHCF9 MINI H-SHR IDX FU JAN19

£ O 4ZU(VaR : 99% 42| $F,1027|F)

ra
{0

ra
{0

102



DAY 2018-12-28
J|&Y  2018-12-27

=(2) =ZX|M8(1-2)

A e =4 0 7,001 -7,001 L
A mtsd =i 0 706574  -706,574 HLY

KR4201P12672-2019-01 &267.5

160,566.88

120,425.16

80,283.44

40,141.72

— O-OO T T T L T T T
o 0.00 66.88 133.75 200.63 267.50\ 334.38 401.25 468.13 535.00

-40,141.72

-80,283.44

-120,425.16

-160,566.88

KR4201P12706-2019-01 =270

255,757.50

191,818.13

127,878.75

63,939.38

— O-OO T T T L T T T 1
of 0.00 67.50 135.00 202.50 270.00%_337.50 405.00 472.50 540.00

-63,939.38




-127,878.75

-191,818.13

-255,757.50

290,250.00

217,687.50

145,125.00

72,562.50

— 0.00

-72,562.50

-145,125.00

-217,687.50

-290,250.00

KR4301P12704-2019-01 5270

0.00

67.50 135.00 202.50_270.00 337.50 405.00

472.50 540.00

3. AU E 2P ZHFEI 2L Y= (Thel: 4 22D
KR4201P12672 2019-01 2267.5 8,047

7| EXHALO| HE A
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 1687 1677 1660 1632 1593 1,542 1477
-5.33% 1643 1599 1538 1460 1365 1,254 1,129
-2.67% 1425 1300 1155 993 818 630 432
0% 719 487 247 0 252 -508 767
267% 864  -1150  -1436  -1722  -2,008 2293 2579
533%  -3485  -3727 3977 4233 -4494 4759 5027
800%  -6938  -7,083 7,247 7429  -7,623 7830  -8,047
KR4201P12706 2019-01 2270 11,586

7| Z=Xpe] HEd
e 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 2024 2015 1998 1969 1925 1,864 1,785



-5.33%
-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

1,987
1,776
998
-956
-4,510
-9,539

KR4301P12704

-25.00%
-21,206
-13,747

-6,340
681
6,360
9,728
11,032

1,942 1,875 1,783
1,629 1,449 1,240
685 351 0
-1,398 -1,842 -2,287
-4,937 -5,370 -5,807
-9,829 -10,146 -10,483
2019-01 =270
7| ZRpArO] HE AN

-16.67% -8.33% 0%
-21,207 -21,208 -21,211
-13,754 -13,768 -13,792
-6,395 -6,472 -6,573
477 249 0
5,989 5,616 5,240
9,383 9,029 8,669
10,858 10,657 10,431

ZoH(VaR : 99%Al2|4F,102 7| F)

1,666
1,006
-364
-2,734
-6,248
-10,838

8.33%
-21,218
-13,828

-6,696

-266
4,863
8,305

10,185

1,526
750
-739
-3,182
-6,691
-11,206

16.67%
-21,230
-13,879
-6,841
-546
4,484
7,937
9,921

1,362
474
-1,123
-3,630
-7,136
-11,586
21,248

25.00%
-21,248
-13,945
-7,005
-837
4,104
7,565
9,643



DAY 2018-12-28
J|&Y  2018-12-27

At ftsd M2 0 0 0
7 FtEH =24 0 0 0 &
A £3} ME 0 0 0 A9
=4 Rt5H  ME 5,573 0 5,573
= 2It5d e 0 13015  -13,015 &j
A E3} ME 0 2,716 -2,716 & 9|

HCZ8-HSCEI FUTURES DEC 18

4,179.40

2,786.27

1,393.13
=l
"
%‘F
<

-1,393.13

0.00

0.00 2,498.00 4,996.00 7,494.00,9,992.0012,490.0014,988.0017,486.0019,984.00

-2,786.27

-4,179.40

-5,572.54 -

OHHIZ8-C104-HSCEI

334.53

223.02

111.51




0.00 2,600.00 5,200.00 7,800.00 10,400.0613,000.0015,600.0018,200.0020,800.00

-223.02

-334.53

-446.04

6,061.50

4,546.13

3,030.75

1,515.38

0.00

-1,515.38

-3,030.75

-4,546.13

-6,061.50

OHHIZ8-C106-HSCEI

0.00 2,650.00 5,300.00 7,950.0010,600.0013,250.0015,900.0018,550.0021,200.00

OHHIZ8-P104-HSCEI

.00  2,600.00 5,200.00 7,800.00,40,400.0013,000.0015,600.0018,200.0020,800.00




-111.01 /
-223.02 /
-334.53

-446.04
7%
OHHIZ8-P106-HSCEI
4,546.13
3,030.75
1,515.38
=
;E 0.00 T T T T T T 1
2|5 0.00 2,650.00 5,300.00 7,QSM(')0.0013,250.0015,900.0018,550.0021,200.00
-1,515.38 /
-3,030.75 /
-4,546.13
-6,061.50
7%
3. AlLtE| 2 2O RXHS (A N2 U0 A3 ) GERTRIE)
FX21018700 KRW/HKD 11-03-19E 217
HCZ8 HSCEI FUTURES DEC 18 446
OHHIZ8-C1( HSCEI 36
OHHIZ8-C1C HSCEI 485
OHHIZ8-P1C HSCEI 36
OHHIZ8-P1C HSCEI 485
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[AE
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w
w
w
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2018-12-28
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DB Ot YATAHHER(FAEY-T

32

= 2 13

I 4r = >

2. 7N He| &

10

|
B

AHefitl e Az

S5 2 0
R e L | 0
2Itsd  ag 31,836
S5 =4 0

KR4201P12706-2019-01 &270

0 ZHLH
31,836 &9
-34,350 EbLY

18,900.00
14,175.00
9,450.00

4,725.00

ol
4 0
-4,725.00

-9,450.00
-14,175.00

-18,900.00

.00

67.50 135.00 202.50 270.00%_337.50 405.00 472.50

540.00

KR4301P12670-2019-01 5£267.5

8,025.00

6,018.75

4,012.50

2,006.25

— 0.00

.00

66.88 133.75 200.63 267.50 334.38

468.13  535.00



@ e v e o st e
-2,006.25 //
-4,012.50 /
-6,018.75
-8,025.00
77
KR4301P12704-2019-01 %270
7,425.00
5,568.75
3,712.50
1,856.25
=
;E 0-00 T T T T T T 1
%5 0.00 67.50 135.00 202%.00 337.50 405.00 472.50 540.00
-1,856.25 /
-3,712.50 /
-5,568.75
-7,425.00
77
3. ALIE|2E =9 A XHF (X|CH =4 o A=) (G R I
2529E+11 UBCSFXC1 INDEX_14 2,637
7| Z=XHAEOl HE
7t . -2500% -1667%  -8.33% 0%  833% 1667%  25.00%
-8.00% -2,637 -2,637 -2,637 2637  -2,637 2,637 2,637
-5.33% -1,758 -1,758 -1,758 -1,758 -1,758 -1,758 -1,758
267% -879 -879 -879 -879 -879 -879 -879
0% 0 0 0 0 0 0 0
267% 879 879 879 879 879 879 879
5.33% 1,758 1,758 1,758 1,758 1,758 1,758 1,758
8.00% 2,637 2,637 2,637 2,637 2,637 2,637 2,637
KR4201P12706 2019-01 =270 856

7|Z=AHtel 3



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 150 149 148 146 142 138 132
-5.33% 147 144 139 132 123 113 101
-2.67% 131 120 107 92 74 55 35

0% 74 51 26 0 -27 -55 -83
2.67% -71 -103 -136 -169 -202 -235 -268
5.33% -333 -365 -397 -429 -462 -494 -527
8.00% -705 -726 -750 -775 -801 -828 -856

KR4301P12670 2019-01 #267.5 578
7| Z=Xpe] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -576 -576 -576 -576 -576 -577 -578
-5.33% -368 -368 -369 -370 -372 -374 -376
-2.67% -163 -165 -169 -173 -177 -183 -188

0% 24 16 8 0 -9 -18 -27
2.67% 161 151 140 129 118 108 97
5.33% 231 224 215 206 197 188 178
8.00% 254 251 247 242 237 231 224

KR4301P12704 2019-01 %270 544
7| =X HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -542 -543 -543 -543 -543 -543 -544
-5.33% -352 -352 -352 -353 -354 -355 -357
-2.67% -162 -164 -166 -168 -171 -175 -179

0% 17 12 6 0 -7 -14 -21
2.67% 163 153 144 134 124 115 105
5.33% 249 240 231 222 212 203 194
8.00% 282 278 273 267 261 254 247

4. it EFo| oo d=H(VaR : 99% 42| +F,10Y7| F) (Sl 2R

4,630



2 2018-12-28
2 2018-12-27

2. B7IAIHO| 2YRE

=l
"
or

<

VGH9-EURO STOXX 50 Mar19

Al QM M2 0 0 0
A7 QB A 0 0 0 %9
Al £3} ME 0 0 0 &9l
A FHEH M= 6,453 0 6,453

=2 SIEH  AY . 71185 0 71,185 % Q|
A £3} ME 0 15,294 -15,294 %t Q|

6,453.03

4,839.77

3,226.52

1,613.26

0.00 . . T

0.00 745.25 1,490.50 2,235.75,2,981.00 3,726.25 4,471.50 5,216.75 5,962.00

-1,613.26

-3,226.52

-4,839.77

-6,453.03 -

3. AlLt2| 2 &R XTHS (&M LS Ad)

260105SQPXSG EURO Covered CALL STRATEGY
FX21018X02 KRW/EUR 22-02-19E

FX21018203 KRW/EUR 22-03-19E

VGH9 EURO STOXX 50 Marl9
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H0
i3
ra
{0

166
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816
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SAY  2018-12-28

2018-12-27

ETFADOE | H{2|X| 2 E XM 3H88S

hiy 7/tSH 0 0 ZU
A wt5H 15,360 0 15,360 ZfLf
2. OF7|A|®™o| 2ol x
KR4101P30007-2019-03 3 A I|200X| =M =
15,360.19
11,520.14
7,680.09
3,840.05
.E.l'.]
T 000 . . . . . . .
?{5 0.00 6536 130.73 196.09 26145 326.81 392.18 457.54 522.90
-3,840.05
-7,680.09
-11,520.14
-15,360.19 -
7t4
3. AlLjE|2E o =HEE L0 Y=A) (Thel- 4 2Hel)
KR4101P30007 2019-03 ZAT200X| =M & 225
7| =Xt HEE
7tA -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -1,225 -1,225 -1,225 -1,225 -1,225 -1,225 -1,225
-5.33% -816 -816 -816 -816 -816 -816 -816
-2.67% -408 -408 -408 -408 -408 -408 -408
0% 0 0 0 0 0 0 0
2.67% 408 408 408 408 408 408 408
5.33% 816 816 816 816 816 816 816
8.00% 1,225 1,225 1,225 1,225 1,225 1,225 1,225
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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DAY 2018-12-28
J|&Y  2018-12-27

ETFAOIEY K| X| 285X

)
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,307 0 1,307 &y
2. Q7| A| Ao &l x
KR4101P30007-2019-03 I A I|200X| =M=
1,307.25
980.44
653.63
326.81
3
T 000 . . . . . . .
?{5 0.00 65.36  130.73 196.09 7261.45 326.81 392.18 457.54 522.90
-326.81
-653.63
-980.44
-1,307.25 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P30007 2019-03 I ALO|200K| =M= 104
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -104 -104 -104 -104 -104 -104 -104
-5.33% -69 -69 -69 -69 -69 -69 -69
-2.67% -35 -35 -35 -35 -35 -35 -35
0% 0 0 0 0 0 0 0
2.67% 35 35 35 35 35 35 35
5.33% 69 69 69 69 69 69 69
8.00% 104 104 104 104 104 104 104
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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ZAY  2018-12-28
7129 2018-12-27
ETFAOIEY 2| X| 2 EMEEH10S
L A=Y
)
A R7t5d  HE 0 0 0 Hu
=7 f7t5H  ME 1,961 0 1,961 &
2. OF7|A|FQ| QX
KR4101P30007-2019-03 3 A I|200X| =M =
1,960.88
1,470.66
980.44
490.22
&l
T 000 . . . . . . .
?15 000 6536 130.73 196.09 26145 326.81 392.18 457.54 522.90
-490.22
-980.44
-1,470.66
-1,960.88 -
7H4
3. AlLjE|2E o =HEE L0 Y=A) (Thel- 4 2Hel)
KR4101P30007 2019-03 AAI|200K| =M E 156
7| EXte| MES Y
7t -25.00% -1667%  -8.33% 0% 8.33% 16.67%  25.00%
-8.00% -156 -156 -156 -156 -156 -156 -156
-5.33% -104 -104 -104 -104 -104 -104 -104
-2.67% -52 -52 -52 -52 -52 -52 -52
0% 0 0 0 0 0 0 0
2.67% 52 52 52 52 52 52 52
5.33% 104 104 104 104 104 104 104
8.00% 156 156 156 156 156 156 156
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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A9 2018-12-28

2018-12-27

A O}EKRX30001 5 A 2 5 M3}

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 588 0 588 &Ly
2. B7|AHe| &7 E
KR4101P30007-2019-03 I A I|200X| =M=
588.26
441.20
294.13
147.07
3
T 0.00 . . . : . . .
?{5 0.00 65.36  130.73 196.09 7261.45 326.81 392.18 457.54 522.90
-147.07
-294.13
-441.20
-588.26 -
7t4
3. AlLt2| 2 & XHF (X[ &M H4=H) (THS|-EH TRl
KR4101P30007 2019-03 I ALO|200K| =M= 47
7| EXpAS| HFd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -47 -47 -47 -47 -47 -47 -47
-5.33% -31 31 -31 -31 -31 -31 -31
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 31 31 31 31 31 31 31
8.00% 47 47 47 47 47 47 47
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7|1¥)
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4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10
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A9 2018-12-28
7= 2018-12-27

2| C| I}QIK200(F Al = 8- R ZHR &)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 12,288 0 12,288 AfLY
= o= 2M 1,145 23,338 -22,193 ZHLK

2. 7N He| &

12
|
P

KR4101P30007-2019-03 I A 1| 200X| =M &

9,216.11
6,144.08
3,072.04
=
=
:;E O-OO T T T ( T T T
%5 0.00 65.36 130.73 196.09 7261.45 326.81 392.18 457.54 522.90
-3,072.04
-6,144.08
-9,216.11
-12,288.15 -
712
KR4201P12821-2019-01 =282.5
19,775.00
14,831.25
9,887.50
4,943.75
=l
=
:;E O-OO T T T L, T T T 1
or 0.00 70.63 14125 211.88 282.50~ 353.13 42375 49438 565.00




!

-4,943.75

-9,887.50

-14,831.25

-19,775.00

3,562.50

2,671.88

1,781.25

890.63

-890.63

-1,781.25

-2,671.88

-3,562.50

(VR

KR4201P12854-2019-01 =285

.00

71.25 14250 213.75 285.0 356.25 427.50 498.75 570.00

KR4301P12670-2019-01 ¥£267.5

267.50

200.63

133.75

66.88

~

.00

T T T T T T T 1

66.88  133.75 200.63 267.50 334.38 401.25 468.13 535.00




-200.63

-267.50
742
KR4301P12704-2019-01 5270
877.50
658.13
438.75
219.38
&
;E 0.00 T T T T T T T 1
2|5 0.00 67.50 135.00 202.50 270.00 337.50 405.00 472.50 540.00
-219.38
-438.75
-658.13
-877.50
742
3. ALtE[2E P HE(H &0 dEH) Thel: 22
KR4101P30007 2019-03 FAI|200K| =M & 980
7| =Xt HEE
e 2500%  -1667%  -833% 0%  833%  1667%  2500%
-8.00% -980 -980 -980 -980 -980 -980 -980
-5.33% -653 -653 653 653 -653 653 -653
-2.67% 327 327 327 327 327 327 327
0% 0 0 0 0 0 0 0
2.67% 327 327 327 327 327 327 327
5.33% 653 653 653 653 653 653 653
8.00% 980 980 980 980 980 980 980
KR4201P12821 2019-01 22825 458
E e i
7424 2500% -1667%  -833% 0%  833%  1667%  25.00%
-8.00% 29 29 29 29 28 27 26
-5.33% 29 29 28 27 25 23 19
-2.67% 28 27 24 21 16 9 1



0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
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